e et e i

Approved For Relés€e 2002/01/09 : CIA-RDP80B01138A0Q0}00070031-3
-
To Find
Expected value of the 1
ar
ger of x or y, let f(x) and g (y) be Probability

density of x and Y, respectively

f(x, =
X, v) . o f(x)g(y)
E = Z (%) £ (x) g (y) dx dy
"0/
where z (x,v) = X ifx> y

y otherwise

i

Then,

K =
g (y) ¥ f(x)dx + x f(x) dx dy
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